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Abstract. We investigate point processes Nf (t) = N(Hf (t)), t > 0, where N(t) is a Poisson process
and Hf (t) is the subordinator with Berns̆tein function f(λ). For the case when Hf (t) is the compound
Poisson process with gamma distributed jumps we present probabilistic distribution and moments of
the first and second order of the processes Nf (t), and also consider these processes with double and
iterated time change.
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Ña1(t) H̃ai(t)
i = 2, ..., n
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